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Abstract
Barley is the moﬆ important crop in Syria, and the government is intereﬆed in this crop in order to improve the
liveﬆock sector and achieve integration between plant and animal production. The research aims to eﬆimate the
demand function of imported barley, and to identify the factors aﬀecting the demand function.
Autoregressive Diﬆributed Lag model (ARDL) was used to teﬆ the exiﬆence of long and short-term relationship
between the demand of the imported barley and the factors aﬀecting it, based on secondary data for the period 1961
to 2013.
The results showed that the data were normally distributed, and the variables were stable and integrated at the level
I (0) and level I (1). Moreover, ARDL (1, 0, 4, 0, 4) was the beﬆ model, according to AIC as well as there is a cointegration between the variables of the model.
©2018 The Arab Center for the Studies of Arid Zones and Dry Lands, All rights reserved. ISSN:2305 - 5243 ; AIF(NSP)-177
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The results showed a long-term relationship between the quantity imported and its value and the quantity exported,
and a balanced relationship between the ﬆudy variables in the short term towards a long-term balance relationship
The model has exceeded all the diagnoﬆic teﬆs which conﬁrm that the data used in eﬆimating the ARDL model is
free of any ﬆructural change.
Keywords: Barley, Demand function, Autoregressive Diﬆributed Lag, Co-integration, Short and long-term
relationship.
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ّ  اﺧﺗﺑﺎر اﻟﺗّوزﯾﻊ:اﻟطﺑﯾﻌﻲ واﺳﺗﻘرارﯾّﺔ اﻟﺑﯾﺎﻧﺎت


  Jarque-BeraJ-B 


5,99 
 0.05 < Jarque-Bera ≤ 5.99    

0.05   5.99  
2015
 J-B  1 





ّ  اﺧﺗﺑﺎر اﻟ ّﺗوزﯾﻊ.1 اﻟﺟدول
.اﻟطﺑﯾﻌﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ
اﻻﺣﺗﻣﺎﻟﯾّﺔ اﻹﺣﺻﺎﺋﯾّﺔ

ّ اﺧﺗﺑﺎر اﻟ ّﺗوزﯾﻊ
Jarque-Bera اﻟطﺑﯾﻌﻲ

اﻟﻣﺗﻐﯾر

0.235

2.892

ّ ﻟوﻏﺎرﯾﺗم ﻛﻣﯾﺔ اﻹﻧﺗﺎج اﻟﻣﺣﻠّ ّﻲ ﻣن
LNLP اﻟﺷﻌﯾر

0.220

3.019

ّ ﻟوﻏﺎرﯾﺗم ﻛﻣﯾﺔ
LNQ اﻟﺷﻌﯾر اﻟﻣﺳﺗورد

0.170

3.533

0.053

5.860

LNU ﻟوﻏﺎرﯾﺗم ﻋدد اﻟوﺣدات اﻟﺣﯾواﻧﯾّﺔ
ّ ﻟوﻏﺎرﯾﺗم ﺳﻌر طن
LNV اﻟﺷﻌﯾر اﻟﻣﺳﺗورد

0.172

3.510

ّ ﻟوﻏﺎرﯾﺗم ﻛﻣﯾّﺔ
LNEX اﻟﺷﻌﯾر اﻟﻣُﺻ ّدرة
.EViews 9.5 اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ
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اﻟﺳﻠﺳﻠﺔ اﻟ ّزﻣﻧﯾﺔ( ﺑﺎﺳﺗﺧدام اﺧﺗﺑﺎر .Philips-Perron
اﻟﺟدول  .2ﻧﺗﺎﺋﺞ اﺧﺗﺑﺎر ﺟذر اﻟوﺣدة )اﺳﺗﻘرار ّ
اﻟﻣﺗﻐﯾّرات
ﻣﻊ ّ
اﻟﺛﺎﺑت
*ﻣﻊ ّ
اﻟﺛﺎﺑت واﻻ ّﺗﺟﺎه
دون ّ
اﻟﺛﺎﺑت واﻻ ّﺗﺟﺎه
اﻟﻣﺗﻐﯾرات
ﻣﻊ ّ
اﻟﺛﺎﺑت
ﻣﻊ ّ
اﻟﺛﺎﺑت واﻻ ّﺗﺟﺎه
دون ّ
اﻟﺛﺎﺑت واﻻ ّﺗﺟﺎه

ﻟوﻏﺎرﯾﺗم اﻟﻣﺗﻐﯾّرات ﻋﻧد اﻟﻣﺳﺗوى
LNLP
LNU
LNV
LNQ
2.0900
3.7732
4.6038
6.8570
no
***
***
***
2.5077
4.9158
6.0751
7.2099
no
***
***
***
2.0928
2.0470
3.3959
0.1647
no
**
***
no
ﻟوﻏﺎرﯾﺗم اﻟﻣﺗﻐﯾّرات ﻋﻧد اﻟﻔرق اﻷوّ ل d
)d (LNU
)d (LNV
)d (LNQ) d (LNLP
5.0008
15.6985 26.2723 55.4367
***
***
***
***
5.0723
16.8530 32.9700 54.5712
***
***
***
***
4.8067
14.5490 22.9226 49.6309
***
***
***
***

اﻟﺑﯾﺎن
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ
اﻟﺑﯾﺎن
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ
اﺧﺗﺑﺎر T
ﻣﺳﺗوى اﻟﻣﻌﻧوﯾّﺔ

LNEX
4.5805
***
4.7553
***
3.7601
***
)d (LNEX
17.8638
***
17.7059
***
18.1228
***

 :noﻏﯾر ﻣﻌﻧويّ  :** ،ﻣﻌﻧويّ ﻋﻧد  :*** ،% 5ﻣﻌﻧويّ ﻋﻧد % 1
اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ .EViews 9.5
اﻟﻣﺻدر :ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل
ّ
ّ
ّأﺳﻲ ) ،(YÝوھو ﻋﺑﺎرة ﻋن ﻗﯾﻣﺔ ﻣﺗوﺳّ ط اﻟﻣﺗﻐﯾّر اﻟ ّﺗﺎﺑﻊ ﻋﻧد اﻧﻌدام ﻗﯾﻣﺔ اﻟﻣﺗﻐﯾّر اﻟﻣﺳﺗﻘل.
اﻟﺛﺎﺑت :ھو اﻟﺟزء اﻟﻣﻘطوع ﻣن اﻟﻣﺣور اﻟر ّ
ُﻘﺻد ﺑﮫ ﻣﯾل ّ
اﻟظﺎھرة ﻧﺣو اﻟ ّزﯾﺎدة أو ّ
اﻟﻧﻘﺻﺎن ﺧﻼل ﻓﺗرة طوﯾﻠﺔ ﻣن اﻟ ّزﻣن.
اﻻ ّﺗﺟﺎه :ﯾ َ

 ﺗﻘدﯾر داﻟّﺔ ّاﻟطﻠب ﻋﻠﻰ اﻟﻛﻣﯾّﺔ اﻟﻣﺳﺗوردة ﻣن ﻣﺣﺻول ّ
اﻟﺷﻌﯾر ﺑﺎﺳﺗﻌﻣﺎل أﻧﻣوذج :ARDL

  

ARDL   
 


 

  EViews 9.5

 3 
 3.66 = AIC ARDL1 0 4 0 4  
 
اﻟﺟدول  .3اﻟﻣﻌﺎﻟم اﻟﻣُﻘ ّدرة ﻷﻧﻣوذج ) ،ARDL(1, 0, 4, 0, 4وﺧﺻﺎﺋﺻﮫ اﻹﺣﺻﺎﺋﯾّﺔ.
اﻟﻣﺗﻐﯾر

اﻟﻣَﻌﻠَﻣﺎت

ﻗﯾﻣﺔ  Tاﻟﻣﺣﺳوﺑﺔ

اﻻﺣﺗﻣﺎﻟﯾّﺔ

)LNQ(-1

0.087316

0.620215

0.5391

LNP

0.143386

0.390657

0.6984

LNEX

0.037568

0.508593

0.6142

)LNEX(-1

-0.03994

0.500444

0.6199

)LNEX(-2

0.197017

2.542073

0.0156

)LNEX(-3

-0.03646

0.487313

0.6291

)LNEX(-4

0.237571

3.338218

0.002

LNU

1.10203

1.607014

0.117

LNV

0.518858

8.350529

0.0000

)LNV(-1

0.085503

0.847909

0.4023

)LNV(-2

-0.12747

2.06343

0.0465
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0.0025

3.253608

0.204359

LNV(-3)

0.1993

-1.30827

-0.07639

LNV(-4)

0.0183

-2.47633

-11.9827

C

R ﻣﻌﺎﻣل اﻟ ّﺗﺣدﯾد

0.872018

ﻣﻌﺎﻣل اﻟ ّﺗﺣدﯾد اﻟﻣُﻌ ﱠدل

0.824482

 اﻟﻣﺣﺳوﺑﺔF ﻗﯾﻣﺔ

18.34428

AIC ﻣﻌﯾﺎر أﻛﺎﻛﻲ

3.665833

اﻻﺣﺗﻣﺎﻟﯾﺔ

0.0000

D.W ﻗﯾﻣﺔ اﺧﺗﺑﺎر دﯾرﺑن واﺗﺳون

2.175981

2

.EViews 9.5 اﻻﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ

3
LNQ = - 11.9827 + 0.19701LNEX(-2) + 0.2375LNEX(-4) + 0.51885LNV - 0.12747 LNV(-2) + 0.20435LNV(-3)

 
    
 % 87.2 


 4 2    
% 23% 19 % 1   
  

  3    

% 20% 51 % 1  
  
    
e = 2.72 e -11.98276.25
:The Bound Test Approach to Co-integration  اﺧﺗﺑﺎر اﻟﺣدود ﻟﻠﺗّﻛﺎﻣل اﻟﻣﺷﺗرك-


   

Pesaran ]   F     
  % 10 % 5 % 1  [2001 
4

.The Bound Teﬆ  ﻧﺗﺎﺋﺞ اﺧﺗﺑﺎر اﻟﺗﻛﺎﻣل اﻟﻣﺷﺗرك ﺑﺎﺳﺗﻌﻣﺎل ﻣﻧﮭﺟﯾﺔ اﺧﺗﺑﺎر اﻟﺣدود.4 اﻟﺟدول
اﻟﺣ ّد اﻷﻋﻠﻰ

اﻟﺣ ّد اﻷدﻧﻰ

اﻟﻘﯾم اﻟﺣرﺟﺔ

4.37

3.29

% 1 ﻋﻧد ﻣﺳﺗوى ﻣﻌﻧوﯾﺔ

3.49

2.56

% 5 ﻋﻧد ﻣﺳﺗوى ﻣﻌﻧوﯾﺔ

3.09

2.2

% 10 ﻋﻧد ﻣﺳﺗوى ﻣﻌﻧوﯾﺔ

7.188140

 اﻟﻣﺣﺳوﺑﺔF ﻗﯾﻣﺔ

وﺟود ﺗﻛﺎﻣل ﻣﺷﺗرك ﺑﯾن اﻟﻣﺗﻐﯾرات اﻟﻣدروﺳﺔ

ﻧﺗﯾﺟﺔ اﻻﺧﺗﺑﺎر
.EViews 9.5 اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ

:ARDL ( 4 0 4 0 1)  ﺗﻘدﯾر اﻟﻌﻼﻗﺔ طوﯾﻠﺔ اﻷﺟل ﺑﯾن ﻣﺗﻐﯾّرات أﻧﻣوذج


  






 
 
% 5 
  
  % 66% 1






  
  % 43% 1 
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ARDL40401


.ARDL(1, 0, 4, 0, 4)  اﻟﻣﻌﺎﻟم طوﯾﻠﺔ اﻷﺟل اﻟﻣﻘدرة ﻷﻧﻣوذج.5 اﻟﺟدول
اﻻﺣﺗﻣﺎﻟﯾّﺔ

 اﻟﻣﺣﺳوﺑﺔT ﻗﯾﻣﺔ

اﻟﻣَﻌﻠَﻣﺎت

اﻟﻣﺗﻐﯾّر

0.6962

0.393684

0.157103

LNP

0.024

2.358998

0.433617

LNEX

0.1205

1.591388

1.207461

LNU

0.0000

5.911586

0.662726

LNV

0.0166

-2.51523

-13.1291

C

.EViews 9.5 اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ

LNQ = -13.1291+ 0.433617LNEX+0.662726LNV
:ARDL (4 0 4 0 1)  ﺗﻘدﯾر أﻧﻣوذج ﺗﺻﺣﯾﺢ اﻟﺧطﺄ واﻟﻌﻼﻗﺔ ﻗﺻﯾرة اﻷﺟل وﻓﻘﺎً ﻷﻧﻣوذج-

   

 % 1P = 0.0010.90-λ CointEq-1


 
% 90 





  TT-1

 1/0.9
 λ 



6


  
.ARDL (4 0 4 0 1)  وﻓﻘﺎً ﻷﻧﻣوذج، وﻣﻌﺎﻟم اﻟﻌﻼﻗﺔ ﻗﺻﯾرة اﻷﺟل، أﻧﻣوذج ﺗﺻﺣﯾﺢ اﻟﺧطﺄ.6 اﻟﺟدول
اﻻﺣﺗﻣﺎﻟﯾﺔ

 اﻟﻣﺣﺳوﺑﺔT ﻗﯾﻣﺔ

اﻟﻣﻌﺎﻣﻼت

اﻟﻣﺗﻐﯾر

0.5951

0.536358

0.126014

D(LNP)

0.5432

0.613924

0.035868

D(LNEX)

0,000

5.59952

-0.40202

D{LNEX(-1)}

0.0092

2.75802

-0.19996

D{LNEX(-2)}

0.0003

4.01198

-0.24272

D{LNEX(-3)}

0.3814

0.886522

1.94727

D(LNU)

0.000

9.835007

0.518119

D(LNV)

0.956

0.055577

0.003423

D{LNV(-1)}

0.044

2.08901

-0.12416

D{LNV(-2)}

0.1397

1.511444

0.07865

D{LNV(-3)}

0.0000

6.87849

-0.90778

CointEq(-1)

.EViews 9.5 اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ

 % 1 3 21   
     و،% 5  ﺳﺎﻟﺑﺔ وﻣﻌﻧوﯾﺔ ﻋﻧد ﻣﺳﺗوى2
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  % 5% 1

     

 
  
   
 % 5% 1    

6


40401ARDL

D(LNQ) = - 0.40201D(LNEX(-1)) -0.19996D(LNEX(-2)) - 0.242716D(LNEX(-3)) + 0.51811D(LNV) 0.12415D(LNV(-2)) - 0.9077CointEq(-1)
:ARDL(4 0 4 0 1)  اﺧﺗﺑﺎر اﺳﺗﻘرارﯾّﺔ أﻧﻣوذج-

 LM
       


ARCH teﬆJarque-Bera
7Ramsey Reset


  ARDL 

. ARDL(4 ,0 ,4 ,0 ,1)  اﻻﺧﺗﺑﺎرات اﻹﺣﺻﺎﺋﯾّﺔ ﻟﻔﺣص اﺳﺗﻘرارﯾّﺔ اﻷﻧﻣوذج.7 اﻟﺟدول
اﻻﺣﺗﻣﺎﻟﯾﺔ اﻻﺣﺻﺎﺋﯾّﺔ

ﺗﻘدﯾر اﻟﻘﯾﻣﺔ اﻻﺣﺻﺎﺋﯾﺔ

Prob. Chi-Square(1) = 0.2429

Obs*R-squared= 1.363520

Prob = 0.6106

F-ﬆatiﬆic= 0.264152 )

Prob=0.166

Jarque-Bera =3.581

Prob. Chi-Square(1) = 0.6989

Obs*R-squared= 0.149628

اﻻﺧﺗﺑﺎر
اﺧﺗﺑﺎر اﻻرﺗﺑﺎط اﻟذاﺗﻲ
LM Test
اﺧﺗﺑﺎر اﻟﺷﻛل اﻟداﻟﻲ
Ramsey RESET Test
اﺧﺗﺑﺎر اﻟﺗوزﯾﻊ اﻟطﺑﯾﻌﻲ
Bera - Jarque
اﺧﺗﺑﺎر اﺧﺗﻼف اﻟﺗﺑﺎﯾن
ARCH test

.EViews 9.5 اﻹﺣﺻﺎﺋﻲ ﻟﻣﺗﻐﯾّرات اﻟ ّدراﺳﺔ ﺑﺎﻻﻋﺗﻣﺎد ﻋﻠﻰ ﺑرﻧﺎﻣﺞ
 ﻧﺗﺎﺋﺞ اﻟ ّﺗﺣﻠﯾل:اﻟﻣﺻدر
ّ








CUSUM
 
 

 
SUSUMSQ

ARDL
  % 5


21

ّ
. اﺧﺗﺑﺎر اﻟﻣﺟﻣوع اﻟﺗراﻛﻣﻲ ﻟﻠﺑواﻗﻲ اﻟﻣﺗﺗﺎﺑﻌﺔ.1 اﻟﺷﻛل
.% 5  ﻣﺳﺗوى اﻟﻣﻌﻧوﯾﺔ:Signiﬁcance % 5 ،  اﻟﻣﺟﻣوع اﻟﺗراﻛﻣﻲ ﻟﻠﺑواﻗﻲ اﻟﻣﺗﺗﺎﺑﻌﺔ:CUSUM
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ّ
. اﺧﺗﺑﺎر اﻟﻣﺟﻣوع اﻟﺗراﻛﻣﻲ ﻟﻣرﺑﻌﺎت اﻟﺑواﻗﻲ اﻟﻣﺗﺗﺎﺑﻌﺔ.2 اﻟﺷﻛل
% 5  ﻣﺳﺗوى اﻟﻣﻌﻧوﯾﺔ:Signiﬁcance % 5 ، اﻟﻣﺟﻣوع اﻟﺗراﻛﻣﻲ ﻟﻣرﺑﻌﺎت اﻟﺑواﻗﻲ اﻟﻣﺗﺗﺎﺑﻌﺔ:CUSUM of Squares


   ،AIC = 3.66 ARDL10404 
 


% 5    

  % 66% 1

% 1 

 
 
  % 43

                    
T-1 % 90  λ = 0.90
1/0.9 
 T 
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